Interpolated Bills

September 11, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL 09.19.12_|PIBL12111198 |<IM | 9/19/2012] 7| 0.02 3.4677 | 3.4385 | 3.4385
TBILL 10.10.12_|PIBLO312G142 [TM | 10/10/2012] 28] 0.08 24797 | 2.3484 | 2.3484
TBILL 10.17.12" [PIBL1211J213 [IM | 10/17/2012] _35] 0.10 2.1504 | 19850 | 1.9850
TBILL 10.24.12_|PIBLO312G151 [TM | 10/24/2012] 42| 0.12 2.0403 | 1.8786 | 1.8779
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 49| 0.13 19308 | 1.7721 | 1.7707
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 56| 0.15 18202 | 1.6657 | 1.6636
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 70| 0.19 1.6001 | 14529 | 1.4493
TBILL 11.28.12_|PIBLO612E012 [2M | 11/28/2012] 77| 0.21 14901 | 1.3464 | 1.3421
TBILL 12.05.12" |PIBL0312186_|3M 12/5/2012] 84 0.23 1.3800 | 1.2400 | 1.2350
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012] 105] 0.29 14890 | 1.3420 | 1.3230
TBILL 01.09.13_|PIBL1212A014 |4M 1/0/2013]_119] 0.33 15617 | 1.4100 | 1.3816
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013] 133 0.36 1.6343 | 14780 | 1.4402
TBILL 02.06.13_|PIBL1212B031 |5M 2/6/2013] 147 0.40 17070 | 1.5460 | 1.4989
TBILL 02.20.13_|PIBL1212B040 [5M 2/20/2013] _161] 0.44 17797 | 16140 | 1.5575
TBILL 03.06.13_|PIBL1212C058 [6M 3/6/2013] 175] 048] 75.157224] 1.6600 | 35:39:13PM| 16748 | 1.8523 | 16820 | 1.6162
TBILL 03.20.13° |PIBL1212C067 [6M 3/20/2013] 189 0.52 19250 | 1.7500 | 1.6748
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013]_217] 0.59 2.0006 | 18250 | 1.7505
TBILL 05.02.13_|PIBL1212E092 [8M 5/2/2013] 232] 0.64 2.0412 | 1.8652 | 1.7911
TBILL 05.15.13_|PIBL1212E109 [8M 5/15/2013] 245] 0.67 2.0763 | 1.0000 | 1.8263
TBILL 05.29.13_|PIBL1212E118 [9M 5/29/2013] _259| 0.71 21141 | 1.93756 | 1.8642
TBILL 06.26.13 |PIBL1212F135 [10M | 6/26/2013] 287 0.79 2.1897 | 20125 | 1.9399
TBILL 07.10.13_|PIBL1212G143 [T0M | _7/10/2013] 301] 0.82 2.2276 | 2.0500 | 1.9778
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013] 315 0.86 2.2654 | 20875 | 2.0157
TBILL 08.07.13 |PIBL1212H160 [11M 8/7/2013] 329] 0.90 2.3032_| 21250 | 2.0535
TBILL08.22.13 |PIBL1212H179 [11M | 8/22/2013] 344] 0.94 2.3437 | 21652 | 2.0941
TBILL 09.04.13" |PIBL12121187 1Y 9/4/2013] 357 098] 58.641000] 2.1300 | 3:20:33 PM| 2.1203 | 2.3788 | 2.2000 | 2.1293




